Tests for monotone mean residual life, using randomly censored data.
At any age the mean residual life function gives the expected remaining life at that age. Reliabilists and biometricians have found it useful to categorize failure distributions by the monotonicity properties of the mean residual life function. Hollander and Proschan (1975, Biometrika 62, 585-593) have derived tests of the null hypothesis that the underlying failure distribution is exponential, versus the alternative that it has a monotone mean residual life function. These tests are based on a complete sample. Often, however, data are incomplete because of withdrawals from the study and because of survivors at the time the data are analyzed. In this paper we generalize the Hollander-Proschan tests to accommodate randomly censored data. The efficiency loss due to the presence of censoring is also investigated.